We correct an error in Algorithms 4.1 and 4.8 from [1] Keywords: linear complementarity problem, interior-point algorithm, large neighbourhood, superlinear convergence
The higher order predictor (43) from [1] has to be modified in the degenerate case in order for the asymptotic convergence results from Lemma 4.6 and Theorem 4.7 to hold. More precisely equation (43) should be replaced by:
The computational complexity results hold for the new algorithm, with slight modifications in the proof. Complete proofs can be found in a technical report available at http://www.math.umbc.edu/˜potra/PstarPC2006.pdf
